CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Nov. 06, 2017 Nov. 07, 2017 Nov. 08, 2017 Nov. 09, 2017 Nov. 10, 2017
1. Commercial bank current account before Central Bank operations 3909.4 54470 5382,0 6268,1 5529,9
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 74,0 208.0 179,0 300 157,0 2080 300 1001 200.1 1000 200.0
Proposals received 1605 2450 280,0 350,0 1209 355.0 3320 925 3510 640,0 2310 520,0
Maturity 183d 80d 93d 1824 547d 92d 181d 364d 91d 180d 90d 179d
Interest rate : Minimum 350 349 348 350 351 349 350 353 348 350 325 330
aximum 352 350 350 351 358 350 351 355 350 351 335 333
Average 352 350 3, 51 356 350 351 355 350 351 329 332
Stock 338109 33297.9 337429 330721 333721
Next maturity CD BCRP (Nov. 16 2017) 900,0 1020,0 1060,0
D BCRP matured from november 13 to 17, 2017 19200 10200 1060,0
ii. Outcome of the buying auction sale securites (Repo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 2460.0 2460,0 2460,0 24600 2460,0
Next maturity Repo (Dec. 18, 2017) 200,0 200,0 200,0
Repo BCRP matured from november 1310 17, 2017
ii. Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 17000 12000 9000 9000 9000
Next maturity COLD BCRP (Nov. 17, 2017) 500,0 100,0 100,0
CDLD BCRP matured from november 13 to 17, 2017 800,0 100,0
iv. Auction sale of time deposits in domestic curtency 13500 1550,0 2600,0 300,0 22000
Proposals received 17047 2407.4 27396 854,0 2697.3
Maturity 1d 1d 1d 7d 3d
Interest rate : Minimum 30 32 33 290 3,00
35 35 35 334 324
Average 34 34 34 321 317
Stock 13500 15500 26000 25000
Next maturty of ime deposits (Nov. 13, 2017) 1550,0 22000
Time Deposits matured from november 13 to 17, 2017 15500 2500,0
time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 2000.0 20000 2000.0 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0
Time Deposits TP matured from november 13to 17, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from november 13 to 17, 2017
i Aucion sale of Siap operation i forian crency
W
Interest rate : Minimum
Mavimur
soc 112251 112251 112251 112251 111001
Next maturity Swap (Nov. 17, 2017) 1250 1250 500,0
Swao matured from november 13 to 17. 2017 500.0
il Auction sale af Swan oneration in foreian cirrency (Exnansion)
Provosals received
aturity
Interest rate : Minimum
Maximum
Average
Stock 40500 40500 4050.0 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500,0 500,0 500,0
Swap foreign currency matured from november 13 to 17, 2017
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 3730.0 37300 3730.0 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0

Swap foreign currency matured from november 13 to 17, 2017
X Auction FX Swap Sell BCRP.
Proposals received

Maturity
Interest rate : Minimum
taximum
Average
Stock

Next maturity FX Swap Sell ()
FX Swap Sell currency matured from november 13 to 17, 2017
Xi. Auction Purchase FX Swap BCRP.
Proposals received

Maturity
Interest rate : Minimum
taimum
Average
Stock

Next maturity Purchase FX Swap ()
FX Swap Purchase currency matured from november 13 to 17, 2017
b Central Bank foreign currency operations at over-the-counter
i Purchase (millions of US$)
Average exchange rate (SI. USS)
ii. Selling (millions of US$)
verage exchange rate (S1. USS)
c. Operations with Tesoro Publico (millions of US$)
i Purchase (millions of US$)
ii. Selling  (millions of US$)

d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP 541 541 541 541 541
i, Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP.

3. Commercial bank current close of the da OB S0 BETD) BEEE) 222

4. Central Bank monetary operations
a. Swap operations of foreign currency.

Fee (daily efective rate) 0,0109% 0,0108% 0,0108% 0,0108% 0,0108%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 430% 430% 4,30% 4,30% 4,30%
. Monetary regulation credit

Interest rate
d. Overnight deposits in domestic currency. 675.0 436 337 59.0

Interest rate 225% 225% 225% 2,25% 2,25%

5. Commercial bank current account in the BCR at close of the day S0 SEL0) BEXR BETID 210

& Cumulative averag balances in « ofs) () 73826 76512 76912 76846 76385
reserve balances liabilities subject to reserve requirements) () 56 58 59 58 58

¢ Cumulative average current account in domesiic curtency (millions of S/) 27411 30226 3062,7 30627 30235
a (9% of liabiles subject to G} 21 23 23 23 23

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic curency) 1667,0 1891,0 19700 9235 973,0
Interest rate : Minimum / Maximum | Average 3,50/3,55/3,51 3,50/3,55/3,51 3,50/3,55/3,51 3,50/3,50/3,50 3,25/3,25/3,25
b. Interbank operations (foreign currency) 785 992 106,0 800 504
Interest rate : Minimum / Maximum | Average 1,25/1,25/1,25 1,25/1,25/1.25 1,25/1,25/1.25 1,25/1,25/1,25 1,25/1,25/1,25
c. Secondary market of CDBCRP and CDBCRP-NR 42,0 267.0 370 740
6 month term (amount / average interest rate) 1501349
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

7. Operations inthe forelgn exchange. (millions o US$) Nov, 03 2017 Nov, 06 2017 Nov, 07 2017 Nov, 08 2017 Nov, 09 2017
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 505 1144 1383 1356 07
Fiow of foreign exchange position = a +bii -c.i + e +{ 880 323 1286 363
a. Spot purchases with non-banking costumers 438 140 381 413

i Purchases 2533 186,6 267,7 3186
i) Sales 2095 2005 2296 2774
b. Forward purchases with non-banking costumers 150.6 192 60.1 -160.4
i Pacted 1893 405 1495 340,7
ii. Redemption 387 213 895 5012
C. Forward sells with non-banking costumers. 1874 1048 575 1168
Pacted 2107 1647 1758 2235
ii. Redemption 233 599 1183 340,4
d. Interbank operations
i spot 1775 315,0
i Foward 30
. Spot sales due to NDF redemption and swaps 292 265
322 1135
30 871
1. Change due to FX options 35 a4
9. Net operations with other financial institutions 90 9229
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32450 32391 32414 32423 32450

() Preliminar information




